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Statistical Properties of Phase Noise Based on

Abstract

Stochastic Differential

He Jingbo Hu Shengliang Luo Yasong Liu Zhong

phase noise in the filter is given.
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According to the intrinsic relations between the stochastic differential and the phase noise signal
processing, the phase noise is systematically analyzed. The Fokker-Planck equation of phase noise is presented. The
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solution is given by using the Motion-Group Fourier transform equation. The joint probability density function of
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Fig. 1 Curves of joint probability density function at D=1
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Fig. 2 Curves of joint probability density function at D=2
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Fig. 3 Curves of joint probability density function at D=4
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